October 2020
S8&P 500 Stocks
Summary

Non-Directed
Total Non-Directed Orders as % of Al
Orders Or
Venues
Venue - Non- Non-Directed

directed Order Flow Orders

National Financial

Servic ) 2626
Citadel Securities

LLC(CORG) 1758
VIRTU Americas

LLCNITE) 1178
NASDAQ Execution

Services, LLC(NSDQ) 308
G1 Execution

Services,

LLC(ETMM) 25
JANE STREET

CAPITAL, LLC(NST) 29
CITI Order Routing

and Execution,

LLC(AUTO) 156
Two Sigma

Securities,

LLC(SOHO) 81
New York Stock

Exchange(NYSE) 0
Instinet

BlockCross(BLKX) 36
October 2020

Non-S& 500 Stocks

Summary

Non-Directed
Total Non-Directed Orders as % of All  Total Market

Orders Orders

4370 10000

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

National Financial
2524

2,150
1320
Services,
LLC(ETMM) 276
JANE STREET
CAPITAL, LLC(INST)

Instinet
BlockCross(BLKX)
Two Sigma

266

122

Equities
Exchange(EDGX) 82
New York Stock

Exchange(NYSE) 7
NYSE Arca(ARCA) 65

October 2020

Option Contracts
Summary

Non-Directed
Total Non-Directed Orders as % of Al
Orders Or

Venues

Venue - Non- Non-Directed

831

Technologies
LLC(DASH) 28
Citigroup Global

Markets, Inc.(KEXP)

Wolverine
Execution Services
LLC(WEXX) 2
Morgan Stanley &

Lic(Msco) 80
Interactive Brokers
LLC(IBKR) 1

November 2020

S&P 500 Stocks
Summary

Non-Directed
Total Non-Directed  Orders as % of Al
Orders Or

Venues
Venue - Non- Non-Directed
directed Order Flow Orders

NASDAQ Execution

Services, LLC(NSDQ) 1355

National Financial

‘Services LLC(XSTM)

Citadel Securities
DRG)

1207

(et 1051
New York Stock

Exchange(NYSE)
VIRTU Americas
LLC(NITE)

73

620

Total Market

Order

Non-Directed

Orders(%)

Orders

Non-Directed

Orders(%)

Total Market

Order

Non-Directed

Orders(%)

Total Market
Orders

Non-Directed
Orders(%)

Limit Orders as % of Other Orders as %
of Non-Directed  Total Marketable  Orders as % of Non- Non-Directed of Non-Directed
Order Limit Orders Orders Total Other Orders Orders
7 2.80 189 211 526 2 005
Net Payment
Net Payment Paid/Received for et Payment Paid/Received for et Payment Paid/Received for Net Payment
Paid/Received for  Market Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market sl
Market Orders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(UsD) hundred shares)  Orders(UsD) pe S(USD) b
39.07 2622 a365 4 5.06 0 0.00 0 0.00 0 0 0 0 o 0 0
26.42 1,708 2837 10 1266 a2 781 2 690 0 0 0 0 o o o
1765 1102 1901 10 1266 2 409 0 0.00 0 0 0 0 o o o
463 o 0.00 o 0.00 308 5725 0 0.00 0 0 0 0 o o o
338 28 363 2 253 5 093 0 0.00 0 0 0 0 o o o
329 214 356 1 127 4 074 0 0.00 0 0 0 0 o o o
234 0 0.00 50 6329 106 1970 0 0.00 0 0 0 0 0 o 0
122 76 127 1 127 a 074 0 0.00 0 0 0 0 o o
060 o 000 1 127 39 725 0 0.00 0 0 0 0 o o
0sa bl 01s o 0.00 0 0.00 27 93.10 0 0 0 0 0 0
Non-Marketable
Limit Orders as % of Other Orders as %
of Non-Directed  Total Marketable  Orders as % of Non- Non-Directed of Non-Directed
Orders Limit Orders Orders Total Other Orders Orders
4,09 9373 69 158 198 as3 016
Net Payment t Payment t Payment
Net Payment Paid/Received for et Payment Paid/Received for  Net Payment Paid/Received for
Paid/Received for  Market Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market sl
MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(UsD) hundred shares)  Orders(USD) pe S(USD) b
3557 2,466 37.04 58 4361 0 0.00 0 000 0 0 0
3030 2082 3204 23 1729 38 1022 7 7.69 0 0 0
1866 1293 1990 25 1880 6 161 0 0.00 0 0 0
389 262 403 4 301 10 269 0 0.00 0 0 0
375 262 403 3 226 1 027 0 0.00 0 0 0
172 £ 049 6 as1 0 0.00 8 9231 0 0 0
130 86 132 1 075 5 134 0 0.00 0 0 0
116 0 000 o 0.00 82 204 0 0.00 0 0 0
109 0 000 2 150 75 2016 0 0.00 0 0 0
092 0 0.00 o 0.00 65 17.47 0 0.00 0 0 0
Non-Marketable
Limit Orders as % of Other Orders as %
of Non-Directed  Total Marketable  Orders as % of Non- Non-Directed of Non-Directed
Order Limit Orders Orders Total Other Orders Orders
S 9.88 513 281 4.88 2 011
Net Payment
Net Payment Paid/Received for et Payment Paid/Received for et Payment Paid/Received for Net Payment
Paid/Received for  Market Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market sl
MarketOrders  Market Orders(%)  Orders Marketable Limit Orders(%) Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(UsD) hundred shares)  Orders(UsD) pe S(USD) b
4324 716 745 15 1515 98 3141 2 10000 0 0 0
2778 97 3204 10 1010 27 865 0 0.00 0 0 0 0 o 0
1186 195 1292 2 202 E 994 0 0.00 0 0 0 0 o o
812 0 0.00 n nn 85 2724 0 0.00 0 0 0 0 o o
a79 28 186 o 0.00 64 2051 0 0.00 0 0 0 0 o 0
416 7 asa 0 0.00 7 224 0 0.00 0 0 0 0 o 0
005 o 000 1 101 0 0.00 0 0.00 0 0 0 0 o o
Non-Marketable
Limit Orders as % of Other Orders as %
of Non-Directed  Total Marketable  Orders as % of Non- Non-Directed of Non-Directed
Orders Limit Orders Orders Total Other Orders Orders
1941 263 204 36 533 0 0.00
Net Payment
Net Payment Paid/Received for  Net Payment Paid/Received for et Payment Paid/Received for Net Payment
Paid/Received for  Market Net Payment Paid/Received for
Marketable Limit Non-Marketable  Non-Marketable Market sl
MarketOrders  Market Orders(%)  Orders Marketable Limit Orders() Limit Orders Limit Orders(%)  Other Orders Other Orders(%) ~ Orders(UsD) hundred shares)  Orders(UsD) pe S(USD) b
2496 o 0.00 23 8000 1123 5208 0 0.00 0 0 0 0 0 o
223 1,065 37.02 il 310 0 0.00 133 8693 0 0 0 0 o o
1936 946 3320 2 069 103 as1 0 0.00 0 0 0 0 o o
1313 0 0.00 3 103 710 3318 0 0.00 0 0 0 0 o o
142 546 1918 1 034 7 381 0 0.00 0 0 0 0 o o
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Non-Marketable




JANE STREET
CAPITAL, LLC(INST)
G1 Execution
Services,
LLC(ETMM)

CITI Order Routing
and Execution,
LLC(AUTO)

Two Sigma
Securities,
LLC(SOHO)

Dash Financial
Technologies
LLC(DASH)

November 2020

Non-S& 500 Stocks
Summary

Non-Directed
Total Non-Directed Orders as % of All  Total Market

Orders Orders
7350

Venues

Venue - Non- Non-Directed

directed Order Flow Orders

National Financial

Exchange(NYSE)
G1 Execution
se

ervices,
LLC(ETMM)

JANE STREET
CAPITAL, LLC(INST)

NASDAQ Execution

Equities
Exchange(EDGX)
Two Sigma
Securities,
LLC(SOHO)

November 2020

Option Contracts
Summary

139

128

12

10000

4432

3538

2,156

1,409

69

25
251

235

139

Orders

Non-Directed

Orders(%)

Non-Directed
Total Non-Directed Orders as % of All  Total Market

Orders Orders

1761

Venues

Venue - Non- Non-Directed
directed Order Flow Orders
Citadel Securities
LLC(CDRG)
Susquehanna

Citigroup Global
Markets, Inc.(KEXP)

LLC(IBKR)

December 2020

S8&P 500 Stocks
Summary

10000

749

as5

29

Orders

Non-Directed
Orders(%)

Non-Directed
Total Non-Directed Orders as % of All  Total Market

Orders Orders Orders
2,08 10000
Venues
Venue - Non- Non-Directed Non-Directed
directed Order Flow Orders. Orders(%)
New York Stock
Exchange(NYSE) 1356
National Financial
ervices LLC(XSTM) 1,126
Citadel Securities
LLC(CORG) 1029
VIRTU Americas
LLCNITE) 577
Dash Financial
hnologies
LLC(DASH) 143
JANE STREET
CAPITAL, LLC(NST) 143
G1 Execution
Services,
LLC(ETMM) 136
CITI Order Routing
and Execution,
Lic(auTO) 120
NASDAQ Execution
Services, LLC(NSDQ) %
Choe EDGX US.
Equities
Exchange(EDGX) a9

December 2020

Non-S& 500 Stocks
Summary

Non-Directed
Total Non-Directed Orders as % of All  Total Market

Orders Orders Orders
5287 10000

Venues

Venue - Non- Non-Directed Non-Directed

directed Order Flow Orders Orders(%)

Orders Limit Orders
6768 92,08 0 082
Marketable Limit
Market Orders  Market Orders(%)  Orders Marketable Limit Orders(%)
3244 4240 39.10 a9
2589 3419 3150 31
1578 2,107 1941 16
1061 0 0.00 o
343 60 428 1
334 50 a1s 3
238 0 000 3
184 0 0.00 0
172 0 0.00 o
102 135 124 1
of Non-Directed  Total Marketable  Orders as % of Non-
Order Limit Orders
1207 6854 m 971
Marketable Limit
Market Orders  Market Orders(%)  Orders Marketable Limit Orders(%)
an 546 a781 31
297 389 34.06 17
1257 134 173 20
1251 o 0.00 %
450 17 149 2
a2 56 490 8
005 0 000 1
of Non-Directed  Total Marketable  Orders as % of Non-
Orders Limit Orders
2,198 89.79 a9 200
Marketable Limit
MarketOrders  Market Orders(%) Orders Marketable Limit Orders(%)
27.99 o 000 1
2324 o 0.00 0
2124 1014 4934 6
191 570 2774 3
295 8 409 19
295 101 686 1
281 135 657 0
248 60 292 20
202 o 0.00 0
101 o 000 o
of Non-Directed  Total Marketable  Orders as % of Non-
Orders Limit Orders
4,965 9391 80 151
Marketable Limit
Market Orders  Market Orders(%)  Orders Marketable Limit Orders(%)

123

m

an 2
390 1
oa 2
116 0
000 s

of Non-Directed

Total Marketable

Orders as % of Non-

069 14 065 0 0.00
034 16 075 0 0.00
1103 68 318 0 0.00
0.00 3 014 0 0.00
276 18 084 0 0.00
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders Orders
519 7.06 004
Net Payment
Paid/Received for
Non-Marketable ~ Non-Marketable Market
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(UsD)
aass 0 0.00 139 5991
2818 87 353 1 043
1455 2 130 1 043
0.00 1489 5871 0 0.00
091 8 032 0 0.00
273 a 016 0 0.00
273 22 1305 0 0.00
0.00 251 1017 0 0.00
0.00 235 952 0 0.00
091 3 012 0 0.00
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders Orders
382 2169 0.06
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(UsD)
1771 2 3413 0 0.00
971 a8 952 1 10000
1143 75 1488 0 000
5486 132 2619 0 000
114 63 1250 0 0.00
as7 14 278 0 000
057 0 0.00 0 0.00
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders Orders
198 809 012
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(UsD)
200 1355 8501 0 0.00
0.00 0 0.00 1126 9825
1200 7 044 2 017
600 3 019 1 009
3800 a0 251 0 0.00
200 1 0.06 0 0.00
0.00 1 0.06 0 0.00
40.00 0 251 0 0.00
0.00 98 615 0 0.00
0.00 a9 307 0 0.00
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders Orders
236 011
Net Payment
Paid/Received for
Non-Marketable  Non-Marketable Market
Limit Orders Limit Orders(%)  Other Orders Other Orders(%)  Orders(UsD)

0 0 o o o o o
0 0 o o o o o
0 0 o o o o o
0 0 o o o o 0
0 0 o o o o o
Net Payment t Payment t Payment
Paid/Received for  Net Payment Paid/Received for  Net Payment Paid/Received for
Market Net Payment Paid/Received for
sl
hundred shares)  Orders(UsD) pe S(USD) b
0 0 o o o o o
0 0 o o o o o
0 0 o o o o o
0 0 o o o o o
0 0 o 0 o o o
0 0 o o o o o
0 0 0 o o 0
0 o o 0 o o
0 o o o o o
0 o o o o o
Net Payment t Payment t Payment
Paid/Received for et Payment Paid/Received for et Payment Paid/Received for
Market Net Payment Paid/Received for
sl
hundred shares)  Orders(UsD) pe S(USD) b
0 0 o o o
0 o o o o
0 o 0 o o
0 o o o o
0 0 o o o
0 o o o 0
0 o o o o
Net Payment t Payment t Payment
Paid/Received for et Payment Paid/Received for  Net Payment Paid/Received for
Market Net Payment Paid/Received for
sl
hundred shares)  Orders(UsD) pe S(USD)  p
0 0 o o o
0 o o o o o
0 o o o o o
0 o o o o o
0 o o 0 o o
0 0 o o o o
0 o o o o o
0 o 0 o o o
0 o o 0 o o
0 0 o o o o
Net Payment t Payment t Payment
Paid/Received for  Net Payment Paid/Received for et Payment Paid/Received for
Market Net Payment Paid/Received for

hundred shares)

sl

Orders(UsD)

sl

)

e



National Financial

LLC(NITE)

JANE STREET
CAPITAL, LLC(INST)
G1 Execution

Instinet
BlockCross(BLKX)
NASDAQ Execution
Services, LLC(NSDQ)
Choe EDGX Us.
Equities
Exchange(EDGX)

N K
Exchange(NYSE)
December 2020

Option Contracts
Summary

n-Directed

N e
Total Non-Directed Orders as % of All  Total Market
Orders Orders Orders

1,461

Venues

Venue - Non- Non-Directed
directed Order Flow Orders

Susquehanna
Capital
Group(sUSQ)
Dash Financial

Technologies
LLC(DASH)

Wolverine
Execution Services
LLC(WEXX)

Citigroup Global
Markets, Inc.(KEXP)
Morgan Stanley &
Company
LLE(MSCO)
Interactive Brokers
LLC(IBKR)

2663

2602

1432

38

36

133

124

109

105

10000

630

02

1

Non-Directed

Orders(%)

277

3251

1762

1,089

4268

27.24

1436

2506

1,407

73

338

5265

29.09

of Non-Directer
Orders

Market Orders

d

7454

529

386

Total Marketable  Orders as % of Non-
Limit Orders

110

Market Orders(%)

858

3545

7

Marketable Limit
Orders

53

18

Marketable Limit Orders(%)

0.00 0 0.00 2,663 9535 0 0 0
4625 53 1271 6 021 0 0 0
2750 3 072 0 0.00 0 0 0
750 3 072 0 0.00 0 0 0
250 6 144 0 0.00 0 0 0
250 4 096 0 0.00 0 0 0
0.00 0 0.00 124 a4 0 0 0
125 108 2590 0 0.00 0 0 0
0.00 105 2518 0 0.00 0 0 0
5.00 91 2182 0 0.00 0 0 0
Non-Marketable
Limit Orders as % of Other Orders as %
Non-Directed of Non-Directed
Orders Total Other Orders Orders
262 1793 0 0.00
Net Payment Net Payment Net Payment
Net Payment Paid/Received for et Payment Paid/Received for  Net Payment Paid/Received for t Payment
Paid/Received for  Market Net Payment Paid/Received for
Non-Marketable ~ Non-Marketable Market sl
Limit Orders Limit Orders(%)  Other Orders Other Orders(%) ~ Orders(UsD) hundred shares)  Orders(UsD) pe S(USD) b
1636 8 2996 0 0.00 0 0 0
636 9 325 0 0.00 0 0 0
4091 69 2091 0 0.00 0 0 0
091 69 2091 0 0.00 0 0 0
273 s 1588 0 0.00 0 0 0
182 3 108 0 0.00 0 0 0
091 0 0.00 0 0.00 0 0 0



